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Applicant(s) SPIELER, et al. 

Serial No. 10/644,281 Group Art Unit 3624 
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RETURN ON COLLATERALIZED DEBT OFFERING 
TRANSACTIONS 

INFORMATION DISrT OSTTRF STATEMENT 

Mail Stop Box No Fee 
COMMISSIONER FOR PATENTS 
P.O. Box 1450 
Alexandria, VA 22313-1450 

Sir: 

This Information Disclosure Statement is filed in accordance with 37 C.F.R. §§1.56, 1.97 
and 1.98. The items listed on Form PTO-1449, a copy of which is enclosed, may be deemed to 
be pertinent to the above-identified application and are made of record to assist the Patent and 
Trademark Office in its examination of this application. The Examiner is respectfully requested 
to fully consider the items and to independently ascertain their teaching. 

1 . [X] For each of the following items listed on the enclosed copy of Form PTO-1449 that is not 
in the English language, an English language translation of that item or a portion thereof 
or a concise explanation of the relevance of that item is enclosed: 

A. A translation of the abstract JP-0200 12731 80A is provided. 



2. [ ] For each of the following items listed on the enclosed copy of Form PTO-1449 that is not 

in the English language, a concise explanation of the relevance of that item is being 
incorporated in the specification of the above-identified application. 

3. [ ] Any copy of the items listed on the enclosed copy of Form PTO-1449 that is not enclosed 

with this Information Disclosure Statement was previously cited by or submitted to the 
Patent and Trademark Office in the prior [ ] Continuation, [ ] Divisional or [ ] 
Continuation-In-Part application under 37 C.F.R. §1.60, U.S. Serial No. 
, filed 
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4. [X] No fee is due under 37 C.F.R. §1.1 7(p) for this Information Disclosure Statement since it 

is being filed in compliance with: 

[X] 37 C.F.R. §1.97(b)(l), within three months of the filing date of the above- 
identified application. 

[ ] 37 C.F.R. §1 .97(b)(2), within three months of the date of entry into the national 
stage as set forth in §1.491 in an international application. 

[ ] 37 C.F.R. § 1.97(b)(3), before the mailing date of a first Office action on the 
merits. 

5. [ ] No fee is due under 37 C.F.R. §1.17(p) for this Information Disclosure Statement since it 

is being filed in compliance with 37 C.F.R. § 1.97(c), after the period specified in 
paragraph 4 above but before the mailing date of a final action or a Notice of Allowance 
(where there has been no prior final action), and is accompanied by one of the 
certifications pursuant to 37 C.F.R. § 1.97(e) set forth in paragraph 9 below. 

6. [ ] A fee is due under 37 C.F.R. §1.17(p) for this Information Disclosure Statement since it 

is being filed in compliance with 37 C.F.R. § 1.97(c), after the period specified in 
paragraph 4 above but before the mailing date of a final action or a notice of allowance 
(where there has been no prior final action): 

[ ] A check in the amount of $ is enclosed in payment of the fee. 

[ ] Charge the fee to Deposit Account No. 13-3250 Order No. 367,87-03801 A 
DUPLICATE COPY OF THIS SHEET IS ATTACHED. 

7. [ ] A fee is due under 37 C.F.R. §1.17(i)(l) for this Information Disclosure Statement since 

it is being filed in compliance with 37 C.F.R. § 1.97(d), after the mailing date of a final 
action or a notice of allowance, whichever comes first, but before payment of the issue 
fee, and is accompanied by: 

a. one of the certifications pursuant to 37 C.F.R. § 1 .97(e) set forth in paragraph 9 
below; and 

b. the attached petition requesting consideration of this Information Disclosure 
Statement; and 

c. the fee due under 37 C.F.R. §1.17(i)(l) which is paid as set forth in paragraph 10 
below. 

8. [ ] A fee is due under 37 C.F.R. §1.17(i)(l) for this Information Disclosure Statement since 

it is being filed in compliance with: 

a. [ ] 37 C.F.R. § 1 .3 1 3(b)(3), after the issue fee has been paid and information 
cited in this Information Disclosure Statement may render at least one claim 
unpatentable and is accompanied by the attached Petition To Withdraw 
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Application From Issue; 

b. 37 C.F.R. §1.3 13(b)(5), after the issue fee has been paid and information cited 
in this Information Disclosure Statement is to be considered in a Continuation 
application upon abandonment of the instant application and is accompanied by 
the attached Petition To Withdraw Application From Issue. 

c. The fee due under 37 C.F.R. §1.17(i)(l) is paid as set forth in paragraph 10 
below. 

9. [ ] I hereby certify that each item of information contained in this Information Disclosure 

Statement was cited in a communication from a foreign patent office in a counterpart 
foreign application not more than three months prior to the filing of this Information 
Disclosure Statement. 

[ ] I hereby certify that no item of information in the Information Disclosure Statement filed 
herewith was cited in a communication from a foreign patent office in a counterpart 
foreign application or, to my knowledge after making reasonable inquiry, was known to 
any individual designated in § 1.56(c) more than three months prior to the filing of this 
Information Disclosure Statement. 

10. [ ] A check in the amount of $130.00 is enclosed in payment of the fee due under 37 C.F.R. 

§U7(iXl). 

[ ] Charge the fee due under 37 C.F.R. §1.17(i)(l) to Deposit Account No. 13-3250. Order 
No. 36 7.87- 038 01 A DUPLICATE COPY OF THIS SHEET IS ATTACHED. 

S The Assistant Commissioner is hereby authorized to charge any additional fees which 
may be required for this Information Disclosure Statement, or credit any overpayment to 
Deposit Account No. 13-3250. Order No. 36787-03801 A DUPLICATE COPY OF 
THIS SHEET IS ATTACHED. 



Respectfully submitted, 

MILBANK, TWEED, HADLEY & M^CLOY LLP 




October 6, 2003 

Milbank, Tweed, Hadley & McCloy LLP 
1 Chase Manhattan Plaza 
New York, NY 10005-1413 

(212) 530-5000 / (212) 530-5219 (facsimile) 
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U.S. DEPARTMENT OF COMMERCE 
PATENT AND TRADEMARK OFFICE 



INFORMATION DISCLOSURE STATEMENT 

(Use several sheets if necessary) 



ATTY. DOCKET NO.: 

36287-03801 



APPLICANTS: 

SPIELER, et al. 



GROUP ART UNIT: 

3624 



U.S. PATENT DOCUMENTS 



EXAMINER 
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DOCUMENT NUMBER 


DATE 
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SUBCLASS 


FILING DATE 
IF APPROPRIATE 






6,338,047 


1/08/02 


Wallman 






ct^A /an 
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6,282,520 
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Schirripa 
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1 1/14/00 








10/17/97 






6,092,056 


7/18/00 


Tull, Jr.. et al. 






5/17/99 






5,704,045 


12/30/97 


Kins, et al. 






1/9/95 






2002/0107771 


8/8/02 


McGuire 






8/31/01 






2002/0116325 
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Wise, et al. 






3/26/01 






2002/0156709 


10/24/02 


Andrus. et al. 






10/29/01 






2001/0011243 


8/2/01 


Dembo, et al. 






3/20/01 






2001/0018677 
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Hoffman 






4/2/01 
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WO 00/75819 A2 
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Carter, Jeremy & Wadew. Taron,.CDO Structures Get Creative To Entice Buyers, August 18. 2002 








CDO Handbook. JPMorean Securities. Inc.. Mav 29, 2001 








Cagan, Penny, Capital market solutions for op risks: Does a credit derivative model make sense?; 
Operational Risk. June 2001 








Skora, Richard K.: The Credit Default Swan! www sir,™ mm 1998 








Kothari, Vinod, Credit Derivatives. htrrW/www rreHit-Heriv mm/mprime html 








Calls are outs and nuts are calls. httn7/www finpipe ..com/puts htm 








Business School Credit Derivatives - Part II, Oct. 24, 2002, 
httn://www.indininfolinf- rnm/hisc./t-.rrAe- html 








Credit Default Swaps 101; DerivatiesStrategy.com, 

hrm://www.Herivativesstr;itf-<>v .-nm/m a p,i7inp/an-hivp/7nOn/OR00rnl asn 








CDO Evaluator Applies Correlation and Monte Carlo Simulation to the Art of Detenriining 
Portfolio Quality, Standard & Poor's. Nov. 12. 2001, http://www stanHarHar.fi 
poors.com/emarketine/structuredfinance/copvofl 1 1201 evalutor.html 








Skora, Richard K., Correlation - the hidden risk in Collateralized Debt Obligations, November 21, 








Mayer, Brown, Rowe & Maw; Collateralized Debt Obligation Practice; March 2001, 

www.maYPrhmvvnrr.we c.nm/rAn 








Van Wiik. Ed; The CDO Market: An Introduction. Feb. 21. 2001 








Morgan, Deutsche both claim German Innovation in Credit; Risk.net 








JCothari, Vinod; Evolution of Credit Derivatives. httn://www rreHit-Heriv m m/™ni„t™ ht™ 








Kothari, Vinod; Securitization of Banking Assets, CBOs, CLOs and CDOs, August 9, 2001, 
httDV/ww.vinndkr.tliari.miri/hank-lfKinhfm 








Kothari, Vinod; Links and materials on synthetic CDOs, hrrp /Vwww r.rerlit. 
Heriv.com/synthet.VrnO htm 








Waifo, Elizabeth and Greenberg, Mark I., Key issues in structuring a synthetic securitisation 
transaction: Sidley Austin Brown & Wood 7.001 








An Introduction to the Hedgina Gre 


eks, http://www.finpipe.com/introhedge.htm 


EXAMINER 


/William Rankins/ 


DATE CONSIDERED 05/27/2009 
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